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Compute ^i,;--^. ' = i..../v. ^■^o»'^i'^'<^^rofquartersofhistory,N>^j,\,...y-^j,^^^^ is the load and CA 

'''-'y i 



5„ 



Compute ^L.p--f-^, f = l,..../V, N ■.totalnumbero/quartersofhistoryJ^\,...,\3J:^eekn;^i.Sji is the load and ship 

^'<'^> i ~ — 



Compute Si^y j - ^Si^^,r^ j„ i = K...,A', : totalnumberofquanersof history J = : weekU', 



TV 

Compute 5^.^ ^ = ' ^ '-^'^ '^otal number of quartersof history J = l...J3,y : iveeA'#: 



Compute 5^ - Y^S^, w„ i = l....,.V, N uotalnumberofquanersof history, j = 1 lly : yx'eekU;w, is the Weight faCtOr 



2 ^ 



Compute 7-^., - / i,...,A\ A- : totalnumberof quartersof history, j = \ 13,y : ueekU-.H-, IS the weight faCtOF \ 



Compute IV - ^w,, / = i a% A' : totalnumberof quartersof history>,w, is the weight faCtOF 



Compute a i, -f^' ' = ^' totalnumberof quartersof historv 



Compute 6 = expfi^i^L^^^^}, / = i ;v : totalnumberof quartersof history 



i 



Compute historical error fy, = CA^ - Ly, I bSlf^ , i = l,...,N, N : total number of quarters of histcy 
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FIG. OA 
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Compute ^LSj = ' ^ ' '^^"^ number . 


r 

of quarters of history 
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Compute current week forecast of Load to CA ratio by y lsJ ^ ^(-^y /^y) ° > J = current week U 


5IZ; 
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Compute current week forecast of CA by f^isj = 


Lj 1 Yi^j , j = current week # 



J/4; 



CA IS With mean juisj , sigma cr isj 



Compute the mean and sigma for the histogram constructed from all the dates for the CRAD for each 
md.v.dual ouststandmg order on the order book as of any given week in history, and call it 

^RAO.,11 o"" <^CKAOji>i = I. -.,.V, N -.tolalnumberofquartersof history, j = i,...,13,y : weekU: 
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Compute SNRj, = i = I .V, N uotalnumberofquartersofhistoryj = 1, ..J3.y : uee*# 



I * 



Compute -CAj.-^Uij,, / = 1,.,.,A', • total numberof quartersof historyj :weekU 

I 



Compute €sNRj=^£j,SNRji, i = 1,..„A^ N .total mmberof quartersof historyj = l...nj .weekU 
1=1 



Compute esNR,.J='^s,,S^■R|,^x•„ i=l...,,\, N -.total numbero/ quarterso/ historyj = I...AXJ 



Compute SNKj =^ S>:Rj,yx„ / = 1,...,.V, N .total number of quanersof history, j = \ 

f = ] 

<^07y 1 ' 



.V 

Compute e^yJ^^eJ,^^i, /=1,...,.V, N .total number of quartersof history J ^ I. -.y^eekn 



Compute SA';?,,^^ =2]5/V/?2^v„ / = I,....A^, N .total numberof quartersof historyj : 



weekU 



Compute f,^^^. = f = l,...,A^. N : totalnumberofquartersof history J = I...A3J : weekU 



FIG.6A 



R1 



Compute fy = ^ wi, i = l N, N : total numbero/quarlersof hist, 



1=1 



ory 



I 



Compute ayJ^^^J:^^ y = l,....13.y:weeA# 



^12 



I 



Compute bj = exp l^'"-^ "^^"^■^^'^ }, j = i,...^ ; ...^ekU 



L 



I 



Compute historical residual error fit error 
^ji = ^ji - bj - a J * SNRj^, i = 1,...^ ,V, N : total number of quarters of history^, J = L...a 3, J : week U 



I 



Compute sigma of forecast ^l.chad = ^ ^y/ > iV : total number of quarters of history 

' i 



Compute McRADj,<^cil4Dj,SNR^ j = l,...,i3,y : ^veekU just like in step 6.1 and 6.2 except that it is for 
current quarter and not history (therefore subscript / 



Compute Ml,ca,cradj =Ml,caj +bj+ajSNRj, J = 1,...,13,J :weekif 




Pics. 6B 




no 



For each fcst method CA^J - , for each geo j and product group k, each week 1, update 

forecast error ^CAijkl using weighted mean average percentage error formula 




no 



Eliminate ^'^LS^C^LS,RSD from the optimization selection choices 




no 



Eliminate ^^S^^^S,RSD fromtl 


he optimization selection choices 




< 

r 


Eliminate any other forecast due to expert knowledge or data 
problem from the optimization selection choices 

'"7 .^O 



For each geo j and product group k, for all remaining CA, ^ pj^k 
method ^A_opt that has the smallest ^CAiJkl (1 is the current week#) 
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CAi .jptWith mean Mi opt^sigma cr,_^^^ 
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